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STATE OF SOUTH CAROLINA )
) BEFORE THE
(Caption of Case) PUBLIC SERVICE COMMISSION
) OF SOUTH CAROLINA
COFPY )
) COVER SHEET
Posted: ___AX )
)
Doy 47 ) Nomber: 2001 _ 410 _ G
‘ NUMBER: -
Date: ._IZ/D;//é ;
Time: _“ ) s _))_
(Please type or print)
Submitted by: Piedmont Natural Gas SC Bar Number:
Add Telephone: 704-731-4560
ress: PO Box 33068 Fax: 704-364-1395
Charlotte, NC 28233 Other:
Email: jenny.furr@piedmontng.com

NOTE: The cover sheet and information contained herein neither replaces nor supplements the filing and service of pleadings or other papers
as required by law. This form is required for use by the Public Service Commission of South Carolina for the purpose of docketing and must

be filled out completely.

DOCKETING INFORMATION (Check all that apply)

] Emergency Relief demanded in petition

O

Other: \onthly Analysis of Deferred Account - Hedging Program

Request for item to be placed on Commission's Agenda
expeditiously

INDUSTRY (Check one) NATURE OF ACTION (Check all that apply)
(] Electric [JAffidavit [ ] Letter [C] Request
(] Electric/Gas [ ] Agreement [[]Memorandum [] Request for Certification
[[] Electric/Telecommunications [[] Answer [[]Motion [[] Request for Investigation
[] Electric/Water [] Appellate Review [] Objection [[] Resale Agreement
[] Electric/Water/Telecom. [JApplication [] Petition [[]Resale Amendment
[] Electric/Water/Sewer [] Brief [] Petition for Reconsideration ~ [_] Reservation Letter
Gas [] Certificate [] Petition for Rulemaking [[] Response
[[JRailroad [[JComments [[] Petition for Rule to Show Cause [ ] Response to Discovery
[]Sewer [[] Complaint [[]Petition to Intervene [] Return to Petition
[] Telecommunications [[] Consent Order [] Petition to Intervene Out of Time ] Stipulation
[[] Transportation [] Discovery [ Prefiled Testimony [] Subpoena
[[] Water (] Exhibit [] Promotion — ] _Tgx'iff
[[] Water/Sewer [] Expedited Consideration [] Proposed Ordera @ J’,\\\ Ji\" :‘ {:_] chr:,.,
[[] Administrative Matter (] Interconnection Agreement [ | Protest o
[] Other: [] Interconnection Amendment [ ] Publisher's Affidavit, QInz

[[] Late-Filed Exhibit [X] Report |




‘ Piedmont
Natural Gas

November 10, 2016

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.
Dear Ms. Boyd:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end August 31,
2016.

If you have any questions, please feel free to contact me.

Sincerely,

== A~
Jenny Furr

Manager — Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

P.O. Box 33068 = Charlotte, North Carolina 28233 ! .
piedmontng.com A W AL



Piedmont Natura! Gas Company
Deferred Accl-Hedging Program
Acct 219101 (X2068)

sC

Begtnning Balance
Expenditures: BP
Purchase of Financial Instr.
Option Premium
Margin Requirement
Receipts:
Proceeds from positions
Expenditures: ADM
Putchase of Financial Instr,
Option Premium
Fees
Margin Reglirement
Consuitant Fees
Service Fee
Program Development
Other
Recelpts:
Proceeds from positions
Fees
Interest from brokeraga acct,
PM Interest adj.
Transfer {0 COG Deferred Acct
Other
Balance before interest
Return calculated
Balance due (customery/company
Transfer to 25304 Deferred Acct
Balance due after {ransfer
GiL Balance
GL Bel less Balance dua / Difference
Interest Calculation:
Avg, Balance for the month

Return rate for the month

Annual allowed retumn rate

ov-16 ec-15 Jan-16 Feb-18 Mar-18 Apr-18 May-18 Jun-18 Jut1s Aug-18
- - . - - . N - $ -
63,520.00 85,960.00 32,200.00 68,550,00 58,640.00 16,800.00 12,375.00 - - (2,640.00),
930.00 147250 434.00 845.50 852.50 248.00 170.50 - - §2.00
748.00 746.00 746.00 746.00 746.00 746.00 746,00 - 746,00 746.00
- - 24.80 8,20 8.20 _ 8.20. 8.20 8.20 8.20 8.20
65,186.00 98,176.50 33,404.60 88,249.70 60,246.70 17,802.20 13,299.70 8.20 754,20 {2,023.80)
65,196.00 ©8,178.50 33,404.60 ©8,249.70 60,246.70 17,802.20 13,2998.70 8.20 754.20 (2.023.80)
{65.186.00) {98,178.50) (33.404.60) (68,249.70) (60,246.70) (17,802.20) (13,209.70) (8.20) (754.20) 2,023.80
0.00 0.00 0.00 0.00 000 0.00 0.00 0.00 0.00 .00
0.00 0.00 (746.00) 0.00 0.00 0.00 748,00 0.00 0,00 £.00
. . (746.00) - - ; 748.00 - - -
32,596.00 49,089.25 16,702.30 34,124.85 30,193.35 8,801.10¢ 6648.85 $ 4.0 37710 3 (1.011.20)
£.0000% 0.0000% 0,0000° 0,0000% 0,0000% 0.0000% 2,0000% 0.0000% 0,0000% 0.0000%
. B - - - - . 8 . - 3 .
0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000%



Piedmon} Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

August 2016

) 4
15.50

@

62.00

(2,778.00)

2

(2.778.00)
62.00

(1)

(2.840.00)

P P> r P>

3 of A's
Commission and Fees rate
Total Commission and Fees (Expenditures)

($-2,840.00+62.00) reflects
what the option premium
SHOULD have been before
fees.

‘W wmwe ww

B

Y of B's

Less: Fees (Expenditures)
Option Premium

Activity in Account. ..

Debits (D) Credits (C)

62.00

2.773.40

2,83540

4.60

ADM actually shows $2,835.40 as a credit on the
month-end statement, this is however, net of
"exchange fées" of $4.60 that were incorrectly
charged to our account. We are not accruing this
amount but will be receiving the amount back in
September.

T4fD's 2,83540

2,840.00

2,840.00
(2,835.40)

3

4380

4.60

TofC's

TofC's

Fof D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM acerual in current month

P&L and Cash Activity




44

ADM

L L] » * * * [ * * YOUR ACTIVITY THIS MONTH » * * * & * * * * » - * %
DATE LONG/BUY SHRT/SELL DESCRIPTION 7 -  EX PRICE/LEGND CC DEBIT CREDIT
8/26/6 EXERCISE 4NGE 2800 CALLS g - ADJUSTMENT US 62.00

071D 0 PR
8/26/6 EXER 4 NGE 2800 CALNS, . %, ", ., ADJUSTMENT US 2,835.40
07LNO ozspD » . %
8/26/6 4 CALL SEP 16 mw GASYE. 28007 C 1 .00
BLOCK TRADE: R P
i ;ﬂ’g&s Wﬁ -f“?.-“-m;é‘h.x'
8/29/6 4 CALL § 1€ WS GAS_E12950 T .00
8/29/6 a gg::usﬁ aw‘sé%%‘g' o .00
8/29/6 4 cu.r.szpas*m ﬁ? 3500 €. .00
B/29/6 4 s N_&ém» A6 e $ B 3550 3¢ .00
# gkt ot e st e
A,
o %ﬂ‘i’m DISEURSED _. .-
d?h am\\ ?‘ e
**ﬁtittwttt*itﬂg ‘;P "I"IONS Imﬁﬁywugggﬁm VLR B B R B A A BT K B RN K )
J.H? i
12/16/5 § i" Y’. OCT 16 NYM mw @AS E 2850 7,992.00
6* i 4 OPTION MARKET -VAIUE 7.992.00%
L B 220,00 LINYEXPIRE 9/27/16 %
AVERAGE LONG:'% .09300
i g
LAST TRADE DATE:  9/27/16 :
10/28/5 7 CALL OCT 16 NYM NAT s & 30007 @ 7 54,1550 US 4,620.00
7* OPTICN MARRET VAL e #0660 4,620.00%
EXPIRE 9/27/16 . 307
AVERAGE: LONG: .15500 .
T
. " a f
LAST TRAUE DATE:  9/27/16 - ; ’ .
10/27/5 6 eatt, bz 16 e AT aas gl"‘f«s}os‘u ¢ ‘.1620 U8 3,048.00
g OPTICN MARKET VALUE 0508 3,048.,00%
EXPIRE 9/27/16
AVERAGE LONG: .16200
: T TRES ST
: s * EE"; ‘;zg.;; 3‘1., 3 \%%gﬁﬂl
12/16/5 t 13 EC 16 NYM NAT Gas E 3350. ¢ ®%"_1020 27,430.00
. 13+ PTION MARKET VALUE tos . %2110 27,430.00%
FEXPIRE 11/25/16 T
, 10200 5 L,
Fall ol ) Eo
N PR 457
11/25/16 . e i
11/03/5 f 44 m .%E.asaso c. ~ .;mi 24,816.00
44+ VAL, . 0562 . 24,816.00%
’io/zslls T "
.11200
LAST TRADE DATE: 10/26/16

ADM Investor Services, Inc.

A Subsidiary of A4rcher Daniels Midland Company
2100A Board of Trade Building

141 W, Jackson Boulevard

Chicago, 1L 60604

WWW.ADMIS.COM

]
PIEDNONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068
CHARLOTTE NC 28233-3060

STATEMENT DATE:
ACCOUNT KWUMBER:
SALESMAN NUMBER:
INTRODUCED BY:

MONTH.Y COMMODITY STATEMENT

AUlG 31, 2016
121 X2068
121 X121

RBC WEALTH MANAGEMENT

(704) 264-2767

IF YOU EAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU _

ARE UNABLE TO RESOLVE WITH YOUR BRCKER,
ADMIE CUSTOMER SERVICE AT

PLEASE OUNTACT
1/800/654-0461 oxr 312/242-7200.

PLEASE REFORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

RETAIN FOR TAXRECORDS

SUBJECTTO TERMS AND CONDITIONS ON REVERSE SIDE

CODED SYMBOLSARE EXPLAINED ON REVERSE SIDE




ADM Investor Services, Inc.
4 Subsidiary of drcher Daniels Midland Company
2100A Board of Trade Building
’ 141 W, Jackson Boulevard
Chicago, TL 60604

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: AUDG 31, 2016

WIWW.ADIMIS.COM ACCOUNT NUMBER: 121 X2068
PAGE 2 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC WEALTH MANAGEMENT
| (704} 264-2767
|
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN RCH THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654~0461 or 312/242-7200,
1
DATE LONG/EUY SHRT/SELL DESCRIPTION EX PRICE/LEQ@D ¢ DEBIT CREDIT
3/31/6 2 CALL APR 17 NYM NAT GAS E 3350 c .1130 US 3,866.00
3/31/6 14 CALL APR 17 NYM Na® ‘g'@ L1130 Us 27,.062.00
4/07/6 15 CALL APR 17 NYM NAT GABE 350, c .1050 Us 30,928.00
;32 OPTION MARKET. VAU .1933 . ] 61,856.00%
. gxi:mr :i/as/rz
AVERAGE LONG: o .dbgofr. vy,
P R %‘xﬁ-}*;{i'
10/01/5 6 ; 300.00
g ST 300,00+
x gég;ggms/z?/ls »‘ z )
T *;*' “ - -
ST {TRADE D;;;zs 9/27/16 : .
. rt L
12/01/5 38 e pr pECT6 NAT Gns,ﬁ@qso ar I g 53,350.00
3e% je  {OPTION MARKET i R 53,390.00%
m:gﬁr‘n/zs/ls &l
gwggmz LONG: 3 %%ﬁ ‘
3" TRADE DATE. M 1/25/16
10/05/5 ] ¢ALL oCT 16 m FAT GAS E 3500 C 259.00
T OPTION MARFET VALUE gy 259.00%
\ ~  EXPIRE 9/27/16 « .
AVERAGE LGNG L1100 o F
LAST mm? bate:  9/27/16 "
E
5/13/6 © 11 CALL 17 NYM NAT GAS E absged L1125 ug 15,291.00
| 11w OPTICN MARKET VALUE . .1381 15,191.00+%
. EXPIRE 4425,{17 . =
AVERABR IONG: L
LAST TRADE DATE:  4/25/17
2/23/6 14 CALL, JAN 17 NYMMAT.GAS E 3600 © .1040  US. | 29,694.00
14+ 1y, OPTION mé.gg‘;-‘?%/ﬁ A $%.2121 " g 29,694 .00
LRE 12727406 : T
AVERAGE LONG: M  .10400 o >
it : . . .
LAST. TRADE DATE: 12/27/16 L . :
i & Ol b T
2/23/6 16 ) czu.:. FEB; 17 mmmi'r GAS E 3900 ¢ % .gfu"sq;;* F g 35,792.00
16% £, iéi":on MARKET VALUE -, .2290F - 35,792.00%
st EXPIRE 1/2&{1&, . Lot .
. AVERAGE LoNG: < +.10600° e
' “LAST TRADEDEYE: > 1726717 e P
1/04/6 28 CALL JAN 17 NYM NAT GAS E 3850 ¢ .1150 Us 42,308.00
2gw GPTION MARKET VALUE .1511 42,308.00%
EXPIRE 13/27/16
AVERAGE LONG: .11500
LAST TRADE DATE: 12/27/1§

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERGISE YOUR RIGHT TO HAVE DIFFERENGES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

RETAIN FOR TAX RECORDS

SUBJECTTO TERMS AND CONDITIONS ON REVERSE BIDE

CODED SYMBOLSARE EXPLAINED O REVERSE SIDE




ADM Investor Services, Inc.

A Subsidiary of drcher Deaniels Midland Company
2100A Board of Trade Building

141 W, Jackson Boulevard

Chicago, 1L 60604

WAWW.ABMIS.COM

STATEMENT DATE:
ACCOUNT NUMEER:
SALESMAN NUMBER:

AM'f

PAGE 3

INTRODUCED BY:

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARTOTTE NC 28233-3050

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC
2/01/6 31 CALL FEB 17 NYM NAT GAS E 4100 C .1130 US
31+ CPTION MARKET VAL .1644
IRE
i AVERAGE LONG: s .il‘ao .
|
LAST TRADE DATE:.* j3/36/17 .
, wﬁ ;‘*'% “&?%&g”! k,!‘, i ; .
3/02/6 33 CALL MRBR 17 NYM:NAT ME«mSQ 9% 01040 US
39w op-rmlst‘g- Tx;

¥ -

,5; a"f;;\ gt LE
mﬁil:kpgmmwwﬁzmsln I
' I*"" SEG DB #3e” Y ww o
1. BEGIMNING ACCT BALANCE . . .00 O g 4 %ﬁ’e By
2. P&l AND CASH ACTIVITY % .00 Sy e 5 ol
3. ENDING ACCT BALANCE fre .00 o By aghye" a2 “%
5. NET OPTION PREMIUM Y Se 44 2,773.40 L & i, >
8. OPTIONS MARRET VALUE 1y R0 Lo it T ;ﬁ?* sg? it {8
3 P # w5
9. ACCT VALUE| AT MARKET % 423,102.00 " .
11l. CONVERTED VALUE US 423,102. 00 o =
' 3 A ¥ § ‘—;gﬁ gt Wy
i C'URE.ENT MONTH #%% #w¥ gﬁé&;ﬁ-@ﬁ%ﬁ%ﬁ
: DL
OPTION PREMIUM Us +7 2,773.40 186)443,30-

*t.ta--ttcinta—*n*w*attn*nitq ’,’."‘t’-**

ADMIS HAS IWPLEMENTED A $2.00 JHARD COFY MAILED STA
TO_AVOID THIS FEE, PLEASE CONTACT US AT GOGREENBADMIS.E&OM

FOR INFORMATION OM RECEIVING, YOUR STATEMENTS “VIA:EMATL: "“*
t*'lﬁtt’t.tt*tii&*tﬁﬂﬁitingkt*

* % % » ¥

i o
3

B TR e
P g W o 3 * zﬁ’é it
i R 85 L. oo i Bl
oLt Bl Tl s T B
gy b gy R ; sl
Tt o ' -
T N o P F:
o L -« : ;
& - % L O |
" = SR
. rF 3 Vo & *
J &% B i Ha &L o
s e T v E S Sk e
R K
oo . ) . . .
i 1 } T g - the s X i
. H P R " by . -
* - 3 . 7
: i TS & SN Bl "

MONTHLY COMMODITY STATEMENT

AUG 31, 201é
121 X2068
121 X121

RBC WEALTH MANAGEMENT
{704)264-2767

IF YOU HAVE ANY QUESTIONS OR I1SSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTCMER SERVICE AT
1/800/654-0461 or 312/242-7200.

CREDIT

50,564.00
50,964.00%

DEBIT

65,442.00
65,442.00%

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YQUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR

OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
RETAINFOR TAX RECORDS SUBECTTO TERMS AND CONDITIONS GN REVERSE SIDE

CODED SYMBOLS ARE EXFLAINED ON REVERSE SIDE




. SouthCarolina:-May-2016/April-2047 Review
Report as of 8/31/2016 Close

. Original Trade MMBtus Strike/Flxed Purchase i Purchase Trade f Explration Reallzed | Net Value Realized
Period Tool Countarparty | _ -E—lBatev-- : ':::cafﬁ::_ ——Price-- —|—- -Price ~@ostiProceeds-| Expiration-Date gﬁce Value Gain or{Loss} |- -Fees
May-16 Call NYMEX 41302015 220,000 $3.70 $0.1370 $30,140.00] 04/26/2016 E $0.000 $0 ($30,140.00} $341.C0
May-16 Gall NYMEX 912212015 120,000 $3.25 $0.1100 $13,200.00] 0472612016 E $0.000 $0 ($13,200.00} $186.00
‘May-16 Call NYMEX 10/28/2015, 110,000 $2.90 $0.1030 $11,330.00] 04/26/2016 E $0.000 80 ($11,330.00} $170.50
May-16 Call NYMEX 1211072015 110,000 $2.60 $0.0930 $10,230.00{ 04726/2016.E $0.000 $0 ($10,230.00} $170.50
Jun-16 Call NYMEX 68732015 150,000 $3.65 $0.1230 $19,200.00) 05/25/2016 E $0.000 $0 {$19.200.00) $232.50
Jun-16 Call NYMEX 10/5/2015 80,000 $3.25 $0.1070 $8,560.00] 05/25/2016 E $0.000 $0 ($8,560.00) $124.00
Jup-16 Gall NYMEX ) 102772015 70,000 $3.10 $0.1040 $7,280.00] 057252016 E $0.000 50 ($7,280.00) $108.50
Jun-16 Call NYMEX 1211442015 80,000 $2.60 $0.0910 $7,280.00] 05/25/2016 E $0.000 $0 {$7,280.00) $124.00
Jul-16 Call NYMEX 643012015 70,000 $3.80 $0.1300 $9,100.00| 06/27/2016 E $0.000 $0 {$9,100.00) $108.50
Jul-16 Call NYMEX 712712015 70,000, $3.75 $0.1230 $8.610.00] 06/27/2016 E $0.000 $0 ($8,610.00) $108.50
Jul-16 Call NYMEX 10272015 70,000 3$2.95 30.1510 $10,570.00] 06/27/2016 E $0.000 $0 ($10,570.00) $108.50
Jul-18 Call NYMEX 10/28/2015 70,000 $3.05 $0.1030 $7.210.00] "06/27/2016 E $0.000 $0 {57,210:.00) $108.50
Jul-16 Call NYMEX 12172015 70,000 $2:76 30.0930 $6,510.00] 062772016 E $0.000 $0 {$6,510.00)) $108.50
Aug-16 Call NYMEX 8/4/2015 80,000 $3.65 $0.1310 $10,480.00] 07/26/2016 E $0.000 $0 ($10,480.00) $124.00
Aug-16 Call NYMEX 9/2212015 70,000 33.45 $0.1130 $7,910.00] 077262018 E $0.000 $0 ($7.910.00) $108:50
Aug-16 Call NYMEX 10/27/2015 80,000 $3.20 $0.1040 $8,320.00] 07/26/2016 E $0.000 30 +($8,320.00)]  3%124.00
Aug-16 Call NYMEX 10/28/2015 70,000 $2.90 $0.1620 $10,640.00] 07/26/2016 E $0.000 $0 ($10,640.00) $108.50
Aug-16 Call NYMEX 121772015 80,000 $2.80 $0.0930 $7,440.00] 07/26f2018 E $0.000 $0 ($7,440.00) $124.00
Sep-16 Call NYMEX 813172015 40,000 $3.55 $0.1230 $4,020.00] 087262016 E $0.000 $0 . ($4,920.00) $62.00
Sep-16 Call NYMEX 912212015 40,000 $3.50 $0.9130 $4,520.00], 08/26/2016 E $0.000 30 ($4,520.00) $62.00
Sep-16 Call NYMEX 10/27/2015 30,000 $3.00 $0.1620 $4,860.00 08{_26:‘2016 E $0.000 $0 ($4,860.00) $46.50
Sep-16 Call NYMEX 10/28/2015 40,000 $2.95 $0.1520 $6,080.00]' 08/28/2016 E $0.000 30 ($8,080.00) $62.00
Sep-16 Call NYMEX 12/16/2015 40,000 $2.30 $0.0870 $3,480.00]. 08/28R2016 E $0.000 30 ($3,480.00) _ $62.00
Sep-16| Call (Sold) NYMEX 8/26/2016 40,000 $2.80 ($0.0710) ($2,340.00)]° DB/28/2016 E $0.000 30 $2,§40.00| $62.00
SUMMARY: | 1,800,000 $216,030.00 $0 ($215,030.0on $2,945.00




South Carolina

Report as of 8/21/2016 Close

- - — Period

Original Purchase

Realized Value .

Net Value Realized |

B " Cost/Proceeds Gain or {Loss)
Closed Positions - May-2002/April:2003 Review $949,450.00 $2,424,270.00 $1,474,820.00
ClosedIPositions - May-2003/April-2004 Review $1,085,640.00 $400,810.00| +($664,830.00)
Closed Positions - May-2004/April-2005 Review $851,680.00 $795,290.00 {$56,390.00)
Closed Posifions - May-2005/April-2006 Review $2,463,690.00 $4,925,500.00 _$2,461,B10.00
Closed Positions - May-2006/April-2007 Review $3,369,220.00] ($1,385,730.00) (%4,754,950.00)
Closed Positions - May-2007/April-2008 Review $2,808,420.00 $1,159,981.00 ($1,748,439.00)
Closed P—ositions - May-2008/April-2009 Review . $3,446,030.00| ($6,147,835.00) ($9:563,865.00)
Closed Positions - May-2009/April-2010 Review ‘ $3,599,735.00] ($12,587,530.00) ($16,187,265.00)
Closed Positions - May-2010/April-2011 Review $2,240,760.00]" ($3,938;546.00) ($6,179,306.00)
Closed Positions - May-2011/April-2012 Review $1.339.256.0q $0.00 ($1,339,250.00)
Closed Positions - May-2012/April-2013'Review $967,950.00 $0.0Q (5967,950.00)
Closed Positions - May-2013/April-2014 Review ($574,216:37) $0.00 $574,216.37
Closed Positions - May-2014/April-2015 -Review $435,179.27 $0.00 ($435,179.27)
Closed Positions - May-2015/April-2016 Review $841,635.25 $0.00| ($841,635.25)
Closed:Positions - May-2016/September-2016 Review $215,030.00 $0.00[ ($215,030.00)
Total Closed Positions Review Periods $24,119,453.15] ($14,353,790.00) ($38,473,243.15)
JOpen Positions Total $332,285.00 $423,102.00 $90,817.0Q
|Closed/Open Postion TOTALS. $24,451,738.15] ($13,930,688.00) ($38,382,426.15)




Cpen Positions - South Carolina

Report as of 8/31/2016 Close
MMBius StrikefFixed | Purchase Purchase iTrade / Expiration . Net Valuo vs,

Period Tool [ Counterparty | Trade Date fnicﬂzzi;c‘i Per Price T Prce | costmromads s Datg NYMEX Market Price| Market Value Currt\arl:; ::laatket_<
Oct-16 Call NYMEX 10/1/2015 60,000 $3.45 $0.1180 $7,080.00 Q92712016 E $0.0050 $300.00 {$6,780.00)
Oct-16 Call NYMEX 10/5/2015 70,000 $3.50 $0.1110 i $7,770.00 09/2712016 E $0,0037 $259.00 ($7,511.00)
Qct-16 Call NYMEX 10/27/2015 60,000 $3.05 $0.1620 $9,720.00 09/27/2016 E $0.0508 $3,048.00 ($6,672.00)
Oct-16 Call NYMEX 10/28/2015 70,000 $3.00 $0.1550 $10,850.00  09/27/2016 E $0.0660 $4,620.00 (%$6,230.00)
Oct-16 Call NYMEX 12/16/2015 60,000 $2.85 $0.0930 $5,580.00 09/27/2016 E $0.1332 $7.992.00 $2,412.00
Nov-16 Call NYMEX 11/3/2015 440,000 $3.35 $0.1120 $49,280.00  10/26/2016 E $0.0564 $24,816.00 ($24,464.00)
Dec-16 Call NYMEX 1212015 380,000 $3.45 $0.1110 $42,180.00 11/25/2016 E $0.1406 $53,380.00 $11,210.00
Dac-18 Call NYMEX 12162015 ~ $30,000 $3.25 $0:1020 $13,260.00 11252016 E $0.2110 $27,430.00 $14,170.00
Jan-17 Call NYMEX 1/4/2016 280,000 $3.85 $0.1150 $32,200.00 12272016 E $0.1511 $42,308.00 $10,108.00
Jan-17  Call NYMEX 22312016 140,000 $3.60 $0.1040 $14,560.00 12/27/2016 E $0.2121 $29,684.00 $15,134.00
Feb-17 Call NYMEX 21172016 310,000 $4.10 $0.1130 $35,030.00 01/26/2017 E $0.1B44 $50,964.00 $15,934.00
Feb-17 Call NYMEX 212312016 160,000 $3.80 $0.1060 $16,960.00 01/26/2017 E $0.2237 $35,792.00 $18,832.00
Mar-17 Call NYMEX Rr016 380,000 $4.25 $0.1040 $40,560.00 02/23/2017 E $0-1678 $65,442.00 $24,882.00
Apr-17 Call NYMEX 3/31/2016 160,000 $3.35 $0.1130 $18:080.00 03/28/2017 E $01933 $30,928.00 $12,848.00
Apr-17 Call NYMEX A712016 160,000 $3.35 $0.1050 $16,800.00 03/28/2017 E $0.1933 $30,928.00 $14,128.00
‘May-17 Call NYMEX 51372016 110,000  $3.55 $0.1125 $12,375.00 041252017 E $0.1381 $15,191.00 $2,816.00
SUMMARY: 2,980,000 $332,285.00 $423,102,00 $90,817.00
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